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The option are seen as a kind of future right while a relevant responsibility 
corresponds to it. Then, how to value and price this right to achieve the equality 
between the right and duty is a critical problem. At present, the Black-Scholes option 
pricing formula is the most popular option pricing method. But the Black-Scholes 
option pricing formula is based on an unreasonable hypothesis, which has been 
questioned. Then a new Black-Scholes formula which is based on the fractal market 
hypothesis and non-parametric pricing method including artificial neural network are 
developing. At the same time, how to forecast the future price of option also attracts 
the investors attention. There have been lots of studies to use linear technique and 
nonlinear technique to do forecasting. And with the popularizing of the financial 
products and the further realizing of the option and future, many research institutions 
have begun to think –how to make the complex and professional financial analysis 
more “civilianize”. 
In this study, the strength and weakness analysis between the classic 
Black-Scholes option pricing formula and fractal Black-Scholes option pricing 
formula has been presented firstly, and a new result –when the market mechanism is 
given a full scope, the estimating effect of Fractional Black-Scholes is better than the 
Traditional Black-Scholes’—is obtained. Then based on linear and nonlinear 
technique, a mixed method which is combined by support vector machine (SVM) is 
founded. This mixed method can avoid disadvantages which the single forecasting 
techniques have, and be more accurate and stable to forecast the option prices when 
the maturity is coming. At last, Labview is used to make the virtual instrument, which 
can bring the kindly interface display, easy operation and intelligible financial 
analysis. 
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